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wre Rt 34,738,325.79 1,083,372.70, 126,667,885.83 162,489,584.3
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2
1 £t
AT e [A] 3K - - 4 29,690,093.54 29,690,093.54
NAT RN FR M - - - 139,214.000  139,214.00
NATHEE B - - - 27,842.81] 27,842.81]
AT B R 5% B - - - 216.03 216.03
NiATAZ 5 % - - - 15,260.30 15,260.30
HoAw A7 {3 - - - 180,229.91|  180,229.91]
ittt - - 4 30,052,856.59 30,052,856.59
| R U B B 34,738,325.79 - 1,083,372.700  96,615,029.24 132,436,727.7
3
LEER
2020 4£ 12 A 31 14EMRA 1-5 4¢ 540k it B it
H
B
BRATAA K 51,421,270.88 - - 4 51,421,270.88
i K S 61,016,905.46 - - 4 61,016,905.46
FHARES 79,457.53 - - - 79,457.53
N o 336,135,196.6
T ot e R e 189,989,000.00 - 5,000.00 146,141,196.66 6
MSGIEFR TS H K - - - 390,151.660  390,151.66
MR E, - - - 2,162,902.40 2,162,902.40
AL HR DA R 10.00 - - 10,891.09 10,901.09
wre Rt 302,506,643.87, - 148,705,141.81| 451,216,785.6
5,000.00
8
1 £33
A} TBE [R] 32K - . 4 18,621,725.67 | 18,621,725.67
MAHE BN FR M - - 41 368,447.77 368,447.77
NATHEE B - - 4 73,689.57 73,689.57,
NiATAZ 7 % - - 4 71,74757 71,747 .57
N AZ Fod - - 4 6,958.49 6,958.49
HoAh A7 45 - - 41 183,562.48 183,562.48
ittt - - 4 19,326,131.55 19,326,131.55
R AU EE B 302,506,643.87] 431,890,654.1]
- 5,000.00| 129,379,010.26
3
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T RAFRAARSE G T KA EAE, %A 20 00E A 3 3 A H s H 2
REHEFLTRK.

7.4.13.4.1.2 F| 2R AR AU AT

587 B ) 2 A HoAth T 37 2 A A2
X A A e HFE & 8 P2 1 E 1)
M am (ah: NRMi
2 IR A2 5 1) 22 )
NS AHEK AEER
2021 4£ 12 A 31 H 2020 £ 12 H 31 H
T A)Z T % 25 N AT - W) 147,582.51
TR _EFF 25 N30 - kb %) 147,095.23

e 12021 4E 12 F 31 H, AREFHA A IEFTR BTN FOOME 3 & 50 a1 E iy
6.100, PHIIE TR A A AR Bl T AN ik 4 B 7 1 E G B RS

7.4.13.4.2 AMICRBS:
AN R 2 Fi 4 il T B A SO B BRI & vt = R AN 2R AR B T AR R s ) XU« AR 4
IRTA %7 K st AN R A, PRI TG 2 RSN RS -

7.4.13.4.3 HAbAHE XU

LA A DRI 2 1 2 < T4 < i R 8 2 A AR SR B <59 B R ok T 3 R 2R R AT ZR B AR
(TS DRl 3R A BN T R A S B R o A 4 B BE T LA B SR, BT T e £ LA A X
B RS T BAMIE SR A AT TR B B 2B G DLEAF PR RS2, ] BESR YR THIE SR 117 7 AR B B ) 52
M o

AR FE Rl 5 BT A 1) 7 WU B A A A A XU, 7Pt 42 B <5 5 () rhonS 50 B AL B9 AR 2K
BAT B E . BUAh, AT PN AN S IR A FIE I i st a4, s 2
Fhe B 7R B A AT UG FE &, B35 VaR(Value at Risk)$a s 25 SRl A% 22 4 T 78 7E AN A% XU
S R FE O RS HEAT ER R AN o

7.4.13.4.3.1 HAD A& XU W 01
SEiA: NRMT
AR AR
TiH
2021412 A 31 H 2020 4£ 12 H 31 H
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[H = s RIS RCE IR &

RUE S5 4% % B 4 2021 4ARAF

R4 E %
AR AR
A E 2 fE
EREA] {E Ee 4
(%) (%)
A G M R 7 — IR SR AR T 123,884,455.51 93.54 146,141,196.66 33.84
Ao e R B e e P R
A Gy R4 e — S 4 IR AR vt
AT AR R Bt 7 — BRI R
it 123,884,455.51 93.54 146,141,196.66 33.84

7.4.13.4.3.2 FAdAN#E RS R BURE 23T

5854 BRI 300 48 H0oH HAD T 3728 AR
PR TRIY e B S O = AL )
Emea (A ARMIT
FH I A2 5 R AR 5 PN AR
AT
2021 4F 12 A 31 H 20204 12 A 31 H
VR 300 FEEL L 5% W4y 3,330,623.45 W%y 8,520,731.24
R 300 FEEUT E 5% /4% 3,330,623.45 Wb %) 8,520,731.24
7.4.14 BB PR & TH IR R B U B A E IR

O~ e

(@)%t

JEIRRSE «

Eia

JER: ARTRBE

BRI

AR ETHE R Tk
ARMET RS RATRZER, BXA SRE TR S B R R N EFTE AR

G

A RIS R T 7 bR
— R AN ESME R B B

SRR AHSRTR P B AN AT L A

(b)FFLE LA A Se i T
()& 2 e TR A A

AT E
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T 2021 12 A 31 H, AFEEFH KL RME TR HEZ )i N 24 A5 565 10 Sl v = b g T
F—EIRIIARBIN 122,861,083.78 7, J& T3 2 IRIIR AN 8,279,668.59 7, & T 28 =2 IR IR AN
4y 825,075.84 7t (2020 4F 12 A 31 H: #—2X 141,538,449.12 7., 5 —JZVK 194,596,747.54 TG,

TJE TR =RIREIREFD .

(i) FE U ELRIT & J2= KT8] 1) B R AR )

AT 4 DL BUR R O IRV R R S UK 28 F O\ TR U M) e e ) I

XTSRS 5 fi LT ISR A5, 45 B E RS R 52 5 NG ER (BB ER A5 I (32 5 A
HER) BUR TARAITRATER I, AEEAS THEM H £ 5 WEIEKH W 28 5 AE ke &
PRAE SO AR AH R ER AT (K 2 SCHHMESUNER — JZ ks FFARIE Al AR 1A 48 rh R B AN TR S A\ fEL R
T BRI MR, M RICEEAGTR A SRHME RN B 2R — RIS R 5 =R K.

(i) 25 = A SO AR AR AR 1A 3y 4 46

12021 4 12 A 31 H, AEEFAHARWEIHE T 5 =20 4R T.H 825,075.84 75(2020 4
12 431 H: F). T 2021 £, AEEWLE=ZX4m T A 30506858 752020 4F/&: k), it
N SR SR A B R (8 R ARSI a5 0T H ) 1440 520,007.26 76(2020 4Ff%: ), 2021
12 [ 31 A I = B RER T BTN 2021 45 BE 1R 28 1 R SEILRI S B 2R 0SB &40 (A 7t
WEAEBN 25D N 520,007.26 75(2020 4EFE: T6).

T 2021412 A 31 H, LS =2k &m T A R ERTE, AR E N 825,075.84 76, KH

PRI A B R AT A5 E, AT AN TR EIR, 5 A SR EZ FON AR AR .

@) FERFEE I LA RMETHRE R &R T A
F 2021 4F 12 A 31 H, KRS RFHIEFLM LA R E T =R &8 % (2020 4 12 H 31 H:
).

(AALASROHMET ISR T A
AL SEUME T B Rl BT A 4 5 2 B M SGRIUN EL Al e f T, KT e S 2 fe i

A ZEIR N
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(2) MM BERRATH) (b THENZE 22 5 — Rt THAANTHE) « (Aol it s 23
T RER) R THEES 24 5 — B TE) M (M S THEI S 37 S - Rk TR

) (AN B PR g THRAENI ST REE , DU BCER . o AT DRI B 8 B 01 T 2020

12 H 30 HARARM (Tt— B RMvEss & T EASCSTHEN FE A , AT IS
MMHE 2022 £ 1 A 1 HiEPATH SR T EAEN . #% 2021 4F 12 A 31 H, A4 O T HATH

<z L UL W 55 4R T AR RS i R DAl
FE RO 5 IR DU 28 8 PR 7™ A B KSR

BT AN SR PERT, Bk T AR N U A 20 A

() BRARMMEMPATHr &b T HAENAb, 82 5 i3k H AR 4 J0 75 2200 BA (1 Hofh B 2
Tl
BRAHAEGHRE
8.1 HiREESH=HAHFMN
&HURs: ARt
5 i H & AL BT (%)
1 &L ay 123,884,455.51 76.24
Hrr: RE 123,884,455.51 76.24
S s - -
3 ] 2 WAL 7 43¢ % 8,081,372.70 4.97
Hr: iz 8,081,372.70 4.97
BE7 RIS - -
4 TR - -
5 G AT A SR - -
6 SR G vt - -
Fors S R0 1 SN
e . ]
7 ?Eﬁ#x?%k e 27,731,563.99 17.07
it
8 Hofth % 15195 7 2,792,192.12 1.72
9 At 162,489,584.32 100.00
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E AU s RIE A B IR S AU A8 & 34 2021 AR
8.2 BAKRIBAT W R ERTAS
SR NRMt
o 3 B PRI L
A R AR E =
(%)
A Ao FRL ML 506,920.00 0.38
N4 3,515,682.00 2.65
C il i b 74,672,627.38 56.38
D 0 T1 RBAEFA 1,158,318.00 0.87
A4 e '
E fE S|4 4,713.80 0.00
F fit &k fE e 629,121.84 0.48
G iz OfE AR B 2,872,541.80 2.17
H {15 FE ROl 4,608.00 0.00
| 5 EAE R ARG B
Sl 4,292,874.84 3.24
J SRk 29,337,382.36 22.15
K = - -
L FH G FRS 25 AR 55k 3,379,054.00 2.55
M PRE= DI I Es Y, N FE |4 702,221.73 0.53
N TKF) L IR RN Fe s i i R 37,129.87 0.03
o} S E RS 15 B HoAth IR 551, - -
P HAE 357,630.00 0.27
Q PA RS T AR 2,080,846.22 1.57
R A RE AR R 332,783.67 0.25
S ZEE - ]
&it 123,884,455.51 93.54
8.3 HiR A AW E 5 ZE S =8 LBl K /NEEF I BT IR EE B3 B 4l
Sss: NRm
. T L1
| D 24 T HE () At e
E EL51(%)
1 300059 RGN E 225,248 8,358,953.28 6.31
2 600519 GiME = 4,000 8,200,000.00 6.19
3 002142 TUARAT 108,130 4,139,216.40 3.13
4 600809 L1 75 33 13,060 4,124,086.80 3.11
5 002460 FEAE 27,200 3,885,520.00 2.93
6 601318 [ P22 69,500 3,503,495.00 2.65
7 000858 TR 14,000 3,117,240.00 2.35
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000001 P ARAT 150,500 2,480,240.00 1.87
000725 HARTT A 472,700 2,387,135.00 1.80
002410 JTBRIA 34,900 2,232,902.00 1.69
600309 JiEA 20,800 2,100,800.00 1.59
603501 FIR My 6,600 2,051,082.00 1.55
600030 HEIES: 72,300 1,909,443.00 1.44
601919 Wz 4% 98,020 1,831,993.80 1.38
002027 I3 AR 206,300 1,689,597.00 1.28
601888 Hh [ A 7,700 1,689,457.00 1.28
600150 Hh [ A 68,000 1,685,720.00 1.27
600426 HEEH 52,400 1,640,120.00 1.24
000100 TCL Bl 262,200 1,617,774.00 1.22
000039 HHAELE ] 85,800 1,472,328.00 1.11
300014 e h 4R 12,400 1,465,432.00 1.11
600585 HFIZEIK Y 35,198 1,418,479.40 1.07
002812 BEER Ay 5,500 1,377,200.00 1.04
601857 HH LA 251,400 1,234,374.00 0.93
688012 HHR A A 9,740 1,233,084.00 0.93
002241 ORIy 22,500 1,217,250.00 0.92
600887 PRI A 28,800 1,194,048.00 0.90
002594 Eb WP i 4,400 1,179,728.00 0.89
603288 iy N |4 11,090 1,165,669.90 0.88
600438 JH B 25,900 1,164,464.00 0.88
600795 CIEW| 365,400 1,158,318.00 0.87
000651 & T HL 2% 30,500 1,129,415.00 0.85
300223 LR EIE 8,100 1,085,400.00 0.82
601012 B B A 11,980 1,032,676.00 0.78
601128 AT 155,200 1,025,872.00 0.77
600390 T BEA 185,100 984,732.00 0.74
601636 Tt A 4] 55,600 950,760.00 0.72
600958 RITUES 63,900 941,886.00 0.71
300750 THERAR 1,600 940,800.00 0.71
002821 e 2,100 913,500.00 0.69
000425 AU 152,400 912,876.00 0.69
000887 R A 41,700 909,477.00 0.69
002230 AN 17,300 908,423.00 0.69
600028 W EA 1L 214,600 907,758.00 0.69
000012 R A 88,100 874,833.00 0.66
002001 AR 27,700 862,024.00 0.65
300015 IR HEE} 19,423 821,204.44 0.62
601398 TR HRAT 176,100 815,343.00 0.62
600019 F A 112,700 806,932.00 0.61
600837 AR 65,100 798,126.00 0.60
600763 IR T 4,000 796,000.00 0.60

5 60 71k 73 7T



[ 7= B A il ARG G R S IR SR 4R R R B 2021 AE AR TR

52 603893 I 5,800 794,020.00 0.60
53 600276 fE 5t 5 24 15,460 783,976.60 0.59
54 601899 E 4 80,100 776,970.00 0.59
55 002371 Jb77 44 2,200 763,444.00 0.58
56 000786 JeEr st 21,100 756,013.00 0.57
57 000063 HG I TH 22,300 747,050.00 0.56
58 002736 5 IS 63,500 728,980.00 0.55
59 600132 R L 4,800 726,336.00 0.55
60 600690 WIRER 23,600 705,404.00 0.53
61 601601 Hh [ K AR 25,900 702,408.00 0.53
62 600018 AR 121,700 666,916.00 0.50
63 000799 T4 3,100 658,750.00 0.50
64 300676 R FE A 7,500 658,500.00 0.50
65 002129 HHIR 15,700 655,475.00 0.49
66 002382 WY 39,300 640,197.00 0.48
67 601607 iRz 31,200 619,944.00 0.47
68 600196 HEKY 12,600 616,644.00 0.47
69 000807 pagislivah 55,200 616,584.00 0.47
70 300677 BERHEST 10,500 607,320.00 0.46
71 601225 I 7 Al 48,900 596,580.00 0.45
72 600779 IKFH Y 4,900 587,951.00 0.44
73 300122 BKEY 4,700 585,620.00 0.44
74 002839 TKRKHEAT 99,800 574,848.00 0.43
75 000625 K] 37,820 574,485.80 0.43
76 601166 MVERAT 29,600 563,584.00 0.43
77 002563 AR it 72,700 561,971.00 0.42
78 600588 R 2% 15,200 545,376.00 0.41
79 603486 RHAHT 3,600 543,420.00 0.41
80 600183 A m R 22,500 529,875.00 0.40
81 601688 HFRIETF 29,500 523,920.00 0.40
82 600104 R 24,600 507,498.00 0.38
83 002714 W I 9,500 506,920.00 0.38
84 603444 T A 1,200 506,220.00 0.38
85 600584 K HRHE 16,300 505,626.00 0.38
86 601901 U7 IEiES 63,300 496,272.00 0.37
87 601233 e B B A 23,300 493,494.00 0.37
88 300003 IRERTT 21,800 493,334.00 0.37
89 600031 =—&ET 21,300 485,640.00 0.37
90 002415 RN 9,000 470,880.00 0.36
91 603225 B R 30,800 457,380.00 0.35
92 603882 I 4,000 445,480.00 0.34
93 600919 TLIRARAT 75,100 437,833.00 0.33
94 300529 LAY 8,200 437,060.00 0.33
95 000723 & i He i 26,800 434,964.00 0.33
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96 000661 KHmH 1,600 434,240.00 0.33
97 002110 — A 59,700 405,960.00 0.31
98 603986 J& 2 B 2,220 390,387.00 0.29
99 601598 W E shiz 83,400 373,632.00 0.28
100 002607 HABE 45,500 357,630.00 0.27
101 688187 AR HL S 4,628 354,736.20 0.27
102 300413 T 5,300 303,266.00 0.23
103 688779 K # R 11,233 256,786.38 0.19
104 300033 [F] 46T 1,600 231,328.00 0.17
105 300601 AW 2,300 226,642.00 0.17
106 600436 A 500 218,575.00 0.17
107 000932 HeSE ek 42,100 215,131.00 0.16
108 002603 LI 251 10,600 207,760.00 0.16
109 002601 AR 6,800 194,412.00 0.15
110 600872 WA T 3,900 148,083.00 0.11
111 002493 AL 6,600 119,856.00 0.09
112 688176 AT R 2 4,974 114,302.52 0.09
113 000898 AN A 23,500 88,125.00 0.07
114 600010 FLAM I 17 30,000 83,700.00 0.06
115 600927 Vi S 1,859 69,749.68 0.05
116 300124 AR 872 59,819.20 0.05
117 301221 HeEE(E B 558 52,894.26 0.04
118 601628 HE AT 1,700 51,153.00 0.04
119 688167 JEERHL 287 50,704.29 0.04
120 300142 RRAEY) 900 50,580.00 0.04
121 688262 ELCRH 1,121 47,059.58 0.04
122 000333 EMEEH] 600 44,286.00 0.03
123 688236 FALEST 1,563 42,810.57 0.03
124 301136 s 3,850 40,502.00 0.03
125 688701 ELER A7 2,340 31,590.00 0.02
126 603230 WS HT1E 1,141 29,517.67 0.02
127 301069 I 539 23,829.19 0.02
128 001296 KA 310 18,376.80 0.01
129 301060 2 PRE 587 18,161.78 0.01
130 301089 W 2l 220 14,944.60 0.01
131 301078 3 756 9,177.84 0.01
132 301087 CIRA g 118 8,890.12 0.01
133 301066 I il 344 7,856.96 0.01
134 301072 CRER N 181 6,047.21 0.00
135 301083 A2 R 416 5,911.36 0.00
136 301092 EDiia iy 162 5,754.24 0.00
137 300854 H 22 IR 203 5,539.87 0.00
138 301063 TR I Ay 153 5,524.83 0.00
139 001234 P 333 5,504.49 0.00
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140 603176 MISEE Pl 1,924 4,713.80 0.00
141 301073 H = WE 144 4,608.00 0.00
142 301079 AR PHWBUE 140 3,474.80 0.00
143 301190 HKEHE 122 3,350.12 0.00
144 301096 B2 41 3,219.73 0.00

8.4 MG N EREHESIEKRES)
8.4.1 RIFENEHHE H BRI LS r=1#EH 2% 5AT 20 & KR E R
Sias, NRMT

R 4
¥ Ji SR AR JIE 2 A4 R ZN S YN FE A LA
(%)
1 600519 PivliE e 11,189,595.00 2.59
2 600000 THRBAT 8,358,285.40 1.94
3 600390 FHHEA 7,309,470.00 1.69
4 601225 [Sqip a4 6,722,274.00 1.56
5 000568 PN E 6,225,849.00 1.44
6 000661 KI5 mHn 6,209,467.00 1.44
7 002714 SR 6,082,827.00 1.41
8 002142 TUERAT 5,365,699.70 1.24
9 300122 BRAEY 4,930,390.00 1.14
10 300059 RITWE 4,868,024.24 1.13
11 600809 Ll 75 31 4,867,711.20 1.13
12 601077 AR AT 4,843,090.00 1.12
13 601166 POVARLT 4,792,817.30 1.11
14 600025 HEREKH 4,609,996.00 1.07
15 300142 IR 4,595,489.90 1.06
16 603288 R 4,467,529.90 1.03
17 600177 XK 4,334,323.28 1.00
18 300529 LA 4,318,182.00 1.00
19 001979 L AN 4,130,693.00 0.96
20 002460 AN 4,038,952.00 0.94

T SEANEHUE RN (RSN TR LA EE) 151, AR 5 P

8.4.2 RIH3E i A H IR B 5E 2% BT 20 4 IR I 4H
SHUERLL: AR

o T G Bt
s JB SR AR B SR AR A RS H S8 FEFAE L
(%)
1 601166 POl ERAT 11,198,396.66 2.59
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RUE 545 % 4 2021 AEAE RS

2 000001 P RAT 8,751,360.52 2.03
3 000858 FUARR 7,575,227.00 1.75
4 300124 A 7,420,719.22 1.72
5 300142 RRAEY) 7,265,912.00 1.68
6 600000 HWRBAT 7,245,986.14 1.68
7 000568 WINEE 6,898,829.00 1.60
8 600276 TE 5 [25 24 6,630,664.45 1.54
9 601225 B P IR 6,572,829.00 1.52
10 002714 W R A 6,189,591.00 1.43
11 600030 HEIES: 6,021,266.00 1.39
12 601318 Hh [ P22 5,964,868.00 1.38
13 000661 K mH 5,849,116.76 1.35
14 300122 BRAEY 5,720,749.00 1.32
15 002142 TUERAT 5,661,319.00 1.31
16 600390 hABA 5,459,421.80 1.26
17 603288 TR, 5,248,076.22 1.22
18 002415 ?E%UN% 5,165,239.00 1.20
19 600025 IKHL 4,899,121.00 1.13
20 600809 Ly VG 733 4,839,927.00 1.12
e LB HECE S (SRR LA S A, AEEHKZ 5
8.4.3 T\ B B I oA 5 B0 B SE HY R BR PRI N BT
. ARt
PEEER A ()38 B 285,382,627.25

S
B

JREERIIN (58D VA

312,118,973.15

TE: SRNBERA . S BRI IH% S S s

LIPS LR

8.5 HIREBF PO RN B REAS

WAL U B ) 1], AFRE

EHERAL: AR

Frs i b N E ok 4 BT P A E LA (%)
1 [ 2K i 25 7,999,300.00 6.04
2 | RATEHE - -
3 | &Rk - -

Horp: BURTEERR

b 7

A lb AT YRR BT o
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6 rh SR

7 A (AT AZ#fi) 82,072.70 0.06
8 (A VA HR

9 | Hft

10 | At 8,081,372.70 6.10

8.6 HIARI A~ FAHHE b 2™ 15HE LK/ B BT LA B B R

SRURAL: NIRRT

PETT
FE | pmeE | sk HR () Anp | AR
(%)

1 019649 21 E 5% 01 50,000 5,001,000.00 3.78
2 019658 21 Efi 10 20,000 1,997,000.00 151
3 019547 16 Ef5 19 10,000 1,001,300.00 0.76
4 113052 Ml HE A5 730 73,000.00 0.06
5 113633 BHR A5 70 9,072.70 0.01

8.7 BRI A FMME b 2B B i5E oA K/ INHERF B BT B0 SCRAES R 30K B4

ARSI AR T AR RFAT B SRS

8.8 MEHAREA RIHE SEEFHFE LA NFFRET LA SRR HA
AIE AWM AR TR

8.9 MR A S E i 2 B 5+H EL A K/ R BB A8 BUE B B4
ARSI AR AR AT BGIE -

8.10 MEMIARAZE ST F IR H 1F L i U
AFE AR W R IR AR BT

8.11 B HIR A TS B H I H A B 5 16 L i 9
AT AR N AR B E G0

8.12 HHASMEMHE
8.12.1 AHi i N I S B MR+ AR A RAT AR (BReT BARAT™ P27 A% A B8l 32l
PR RIAN ) BT B B0 1 L SR A AR 5 il H BT — SR 32 2 AT 8 DT AT L.
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TPARAT LN R ZH o SNMPIEAE . SRRk, RUREBITITTEER, 222 )r

RORM R . SATIR LA TR, ST 00E. B ATFALT

AT IR R 2 Ky SNSRI E . RKEIBATIR ST Wik SRR BHIEEA e
SR R R IR IR SR A, 2O BT IR . ROR & . RATIR AL S

MU BT B DUATRIE . EARAETE. BSOS 4k 1 .

R E, AREEHNM LA R 2 AT HEFRAT T R AT, YO8 BB A SRR

A I S A T 28 R AL R R P AR ORI SE U, X% F BB AR A SRR
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